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内  容  摘  要 















等问题；第三章，首先系统地介绍了 Hamilton 于 1996 年提出的对 Markov 机制
转换模型相关参数设定方面的检验原理和方法。其次，详细介绍了 Hansen 提出
的基于非标准条件下准对数似然比检验法对模型状态数目检验的检验方法和





Hamilton 的美国季度 GDP 模型作了相应的检验研究，得出支持其模型的研究结
论。第五章，笔者通过引入反映我国经济增长周期模式改变和状态转移机制变











































The Markov-switching model proposed by Hamilton in 1989 is one of the most 
porpular nonlinear models at present.The model include serval structural equations 
so that it can be used to describe the time series’ variate and transitions under 
disparate states.As the same reason analyzing the financal and macroeconomic 
variables with the Markov-switching model is a pop study area in the economics. 
    There are many successful application in studying macroeconomic and financal 
variables with Markov-switching model，but as the difficulty of the model’s estimate 
and some limitations in model’s testing the model’s popularizing is relativly not 
enough.Also the relative study on domestic economic problems with Markov 
switching model is very exility. The paper does some innovatie works on the method 
of model’s testing and the applications in analyzing Chinese business cycle.   
   The paper has six chapters. The background of topic，the mostly content，the 
method of study and the innovations of this paper are introduced in the first chapter 
of the paper. In the second chapter the author systematically describe the correlative 
theory of model’s specification,estimating and forcasting etc.At first of the third 
chapter the model’s specification testing which was proposed by Hamlton in 1996 is 
introduced.Also in the third chapter ,the Hansen’s and Garcia’s methods of testing 
for switching parameters were systematically expounded.The author firtly analyse 
the state variable’s distrubiton character under the null hypothesis in the forth 
chapter,and according to the analysis the author propose a τ  statistics.Then the 
author enduce the τ  statistics’ empirical distribution under different value of β  
and proposed a new method of testing for switching parameters. At last the author 
also study the Hamilton’s model for Ameican GNP with the new testing method,and 
get the result which indicate that the Hamilton’s model is reasonable.In five 
chapter,for the first time, the author take a dummy variable into the traditional 
Markov-switching model to depict the change of Chinese business cycle pattern and 













the modified Marlov-switching model.In the last chapter,the author summarize the 
paper and forcast the future works about the relative study. 
   The innovations of the pape as follows: 1.For the first time in domestic, the 
author systematically describe and summarize the relative theorys about the Markov 
switching model; 2.A new method to generating the Markov-switching time series 
by Mont Carlo approach is proposed in the paper; 3.The author according to the 
characters of state varibale’s distrubiton proposed a new method of testing for 
switching parameters,and analyzed the corrilation betweeen τ  statistics’ empirical 
distribution and the value of β ; 4.At the first time,the author modify the the 
traditional Markov-switching model according to the character of Chinses 
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Diebold,Lee 和 Weinbach(1994)，Engel(1994),Filardo(1994),Ghysels(1994) 
Sola 和 Driffill(1994),Kim 和 Yoo(1995),Schaller 和 van Norden(1997),Kim
和 Nelson（1998）等等。随着关注于变量条件均值的 Markov 机制转换模型在
实际应用中取得了很大的成功，自然 Markov 转换机制逐渐被引入到由
Engel(1982) 和 Bollerslev(1986) 提出的 GARCH(general autoregressive 
conditional heteroskedasticity)模型之中，主要有：Cai(1994),Hamilton
和 Sunmel(1994)以及 Gray(1996)。随后 Lam 和 Li(1998)将 Markov 转换机制引
入到由 Melino和 Turnbull(1990),Harvey,Ruiz和 Shephard(1994),Jacquier, 
Polson 和 Rossi(1994)等提出及发展的随机波动率模型（stochastic 
volatility model ）之中。这些方面的其它研究还有： Hamilton 和
Lin(1996),Dueker(1997),Ramchand 和 Susmel(1998),Chen 和 Lin(1999)以及















































    本文共分六章，除第一章导论和第六章总结与展望之外，正文分为四章，
主要内容包括以下几个方面。 









                                                        































的经验性办法。 后，运用此经验性检验办法对 Hamilton 的美国季度 GDP 模型
作了相应的检验研究，得到与 Hansen 和 Garcia 相反的研究结论，笔者的研究
结论支持 1989 年 Hamilton 提出的美国季度 GDP 模型。 
4 基于 Markov 机制转换模型对我国宏观经济周期的分析。在第五章中，通
过引入反映我国经济增长周期模式改变和状态转移机制变迁的虚拟变量，对传
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